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Piedmont
Natural Gas

February 10, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end November
30, 2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-73 1-4560
Jenny. Furr@Piedmontng. corn

Enclosures

C: ORS

-1220 piedn-cnt Row Dn ze ~ Chenotte. NC 28210
piedmontng.

corn

r l/I PiedmontNatural Gas

February 1O, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

• ) ,-,,

( / ) 5.;

5'-;i

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end November
30, 2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piedm, cnt Row Dri,:e • Charlotte. NC 28210

piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

November-11

40
7
8
7
7
7

10
86

15.50
1,333.00

A

A

A

A

A

A

A

g of A's

Commission and Fees rate
Total Commission and Fees (Expenditures)

64,620.00
10,083.50
11,324.00
10,328.50
10,888.50
10,783.50
16,055.00

134,083.00
1,333.00

132,750.00

8
8
8
8
8
8
8
g of 8's

Less: Fees (Expenditures)
Option Premium

Activit in Account

Debits D

64,620.00

10,083.50
11,324.00
10,328.50
10,888.50

10,783.50

16,055.00

Credits C

64,620.00

42,624.50

10,783.50

16,055.00
g of D's 134,083.00 134,083.00 g of C's

134,083.00
134,083.00

g of C's

g of D's

P8 L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month
P8 L and Cash Activity

E

E

g of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P8 L per ADM statement

Interest from ADM

Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon
November-11

(2)

86
15.50

1,333.00

40 A
7 A
8 A
7 A
7 A
7 A

10 A

of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)
(1)

64,620.00
10,083.50
11,324.OO
10,328.50
I O,888.5O
10,783.50

16,055.00
134,083.00

1,333.00
132,750.00

B

B

B

B

B

B

B

of B's

Less: Fees (Expenditures)
Option Premium

Activity

Debits (D)

64,620.00

10,083.50
11,324.00
10,328.50
10,888.50

10,783.50

16,055.00

in Account

Credits (C)

64,620.00

42,624.50

10,783.50

16,055.00
T of D'S 134,083.00 134,083.00 _ of C's

(3)

134,083.00 T of C's

(134,083.001 Z of D's
P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity

(5)

15.50

E

E

T of E's

Commission and Fees rate

Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) - Interest from ADM
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STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKBR,
PLEASE CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

* * » » » » * * * » Y 0 U R A C T I V I T Y T H I 8 M 0 N T H » » » » * » " » * » * * » *

DATE

11/02/1

11/03/1

LONG/BUY SHRT/SELL DBSCRIPTION EX PRICE/LEGND CC

40

WIRB TRANSFER REC
WIRB TRANSFER RECEIVED

WIRBREC US

CALL NOV 12 NYM NAT GAS B 5500 C NET PREM US

DEBIT

64, 620. 00

CREDIT

64, 620. 00

11/09/1
11/09/1
11/09/1
11/09/1

11/10/1

7
8
7
7

CALL JUN 12 NYM NAT GAS E 4500 C
CALL JUL 12 NYM NAT QAS E 4700 C
CALL AUG 12 NYM NAT GAS E 4800 C
CALL SEP 12 NYM NAT GAS B 4900 C

WIRB TRANSPER REC
WIRE TRANSPER RBCEIVED

NET PREM US
NET PREM US
NET PRBM US
NBT PREM US

WZRERBC US

10,083.50
11,324. 00
10,328.50
10,888.50

42, 624. 50

11/11/1

11/14/1

11/18/1

11/21/1

10

WIRB TRANSFER REC
WIRE TRANSFBR RECEIVBD

WIRBREC US

CALL NOV 12 NYM NAT GAS E 5100 C NBT PREM US

WIRE TRANSPER REC
WIRE TRANSPER RECEIVED

WZREREC US

CALL OCT 12 NYM NAT GAS E 5000 C NET PRBM US 10,783.50

16,055. 00

10,783.50

16, 055. 00

11/25/1
11/25/1
11/25/1

12
12
35

CALL DEC 11 NYM NAT GAS E 4550 C
CALL DEC 11 NYM NAT GAS E 5200 C
CALL DEC 11 NYM NAT GAS B 5900 C

EXPIRE US
EXPIRE US
BXPIRE US

.00

.00

.00

* * *»»» * * * * *» * * *» P 0 S I T I 0 N 8 I N Y 0 U R A C C 0 U N T *»» * * *» * *»»» *»»» *

9/26/1

11/09/1

12
12*

7
7»

CALL JAN 12 NYM NAT GAS B 4500 C
OPTION MARKET VALUE

EXPIRE 12/27/11
AVERAGE LONG: .15500

LAST TRADE DATE: 12/27/11

CALL JUN 12 NYM NAT QAS E 4500 C
OPTION MARKET VALUE

EXPIRE 5/25/12
AVERAGE LONG: .14250

.1550 US

.0017

.1425 US

.1045

204. 00
204. 00*

7, 315.00
7, 315.00*

10/17/1 14
14*

LAST TRADE DATE: 5/25/12

CALL APR 12 NYM NAT GAS E 4550 C
OPTION MARKET VALUE

EXPIRE 3/27/12
AVERAGE LONG: .15500

LAST TRADE DATE: 3/27/12

.1550 US

.0572
8, 008.00
8, 008.00»

1550 US
0760

10/25/1 CALL MAY 12 NYM NAT GAS E 4550 C
OPTION MARKET VALUE

EXPIRB 4/25/12
AVERAGB LONG: .15500

ADM IhlVESTOR SERViCES! INC. 8 whollv 0;";ned subsidiary oi:he Archer Da- e
"r'.. '!'"I:-:. "!

f !"..'I"'"" »'»I eff "'eee Nc':-'5 JP crf
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8, 360.00
8, 360.00*

ADM

AI)M INVESTOR SERVICES, INC,

Chicago I:3oard ;;t Trade Buil d in!_

141 W. J4ckg(_ll Blvd. • Suite 1600;\

Chi ca,.:o, IH in los 60604-3190

M:)LIFHI r ;.: Q_' It"_O[)!TY STA _!!.5_q!t

STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR

DATE LONG/BUY SHRT/SELL

11/02/1 40 CALL

11/03/1 WIRE
WIRE

11/09/1 7 CALL

11/09/1 8 CALL

11/09/1 7 CALL

11/09/1 7 CALL

11/lO/1 wIRE
WIRE

11/11/1 7 CALL

11/14/1 WIRE
WIRE

11/18/1 i0 CALL

1112111 WIRE
WIRE

11/25/1 12 CALL

11/25/1 12 CALL

11/25/1 35 CALL

ACTIVITY THIS

DESCRIPTION

NOV 12 NYM NAT GAS E 5500

TRANSFER REC

TRANSFER RECEIVED

JUN 12 NYM NAT GAS E 4500

JUL 12 NYM NAT GAS E 4700

AUG 12 NYM NAT GAS E 4800

SEP 12 NYM NAT GAS E 4900

TRANSFER REC

TRANSFER RECEIVED

OCT 12 NYM NAT GAS E 5000

TRANSFER REC

TRANSFER RECEIVED

NOV 12 NYM NAT GAS E 5100

TRANSFER REC

TRANSFER RECEIVED

DEC ii NYM NAT GAS E 4550

DEC ii NYM NAT GAS E 5200

DEC ii NYM NAT GAS E 5900

MONTH * * * * * * * * * * * * * *

EX PRICE/LEGND CC DEBIT CREDIT

C NET PREM US 64,620.00

WIREREC US 64,620.00

C MET PREM US 10,083.50

C NET PREM US 11,324.00

C NET PREM US 10,328.50

C NET PREM US 10,888.50

WIREREC US 42,624.50

C NET PREM US 10,783.50

WIREREC US

C NET PREM US 16,055.00

WIREREC US

10,783.50

16,055.00

C EXPIRE US .00

C EXPIRE US .00

C EXPIRE US .00

* * * * * * * * * * * * * * * * P O S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

9/26/1 12 CALL JAN 12 NYM NAT GAS E 4500 C .1550 US 204.00

12" OPTION MARKET VALUE .0017 204.00"

EXPIRE 12/27/11

AVERAGE LONG: .15500

LAST TRADE DATE: 12/27/11

11/09/1 7 CALL JUN 12 NYM NAT GAS E 4500 C .1425 US 7,315.00

7* OPTION MARKET VALUE .1045 7,315.00"

EXPIRE 5/25/12

AVERAGE LONG: .14250

LAST TRADE DATE: 5/25/12

10/17/1 14 CALL APR 12 NYM NAT GAS E 4550 C .1550 US 8,008.00

14" OPTION MARKET VALUE .0572 8,008.00"

EXPIRE 3/27/12

AVERAGE LONG: .15500

LAST TRADE DATE: 3/27/12

10/25/1 ii CALL MAY 12 NYM NAT GAS E 4550 C .1550 US 8,360.00

ii* OPTION MARKET VALUE .0760 8,360.00"

EXPIRE 4/25/12

AVERAGE LONG: .15500

ADM INVESTOR SERVICES. INC. a wholly owned subsidiary of the Archer Dan eis b.,1{i ;_c', Co_p_y,

: :i ) :,,'i:: :,C [ { :,',3W[L [f_ [:}EEl.; Y(:}UF'_/_GF:{:::-F: [,"E,G' i TI-A- THIS STATFMEN T 3 C('; :;F:{_iC i AND F!f'd !F l(:i:},
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PAGE 2

STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCBD BY) RBC WEALTH'MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLB TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LBGND CC DEBIT CREDIT

9/26/1

9/26/1

11/09/1

11/09/1

11/09/1

8/23/1

15
15*

11
11»

8
8*

7
7»

7
7*

14
14»

CALL PEB 12 NYM NAT GAS B 4600 C
OPTION MARKBT VALUB

EXPIRE 1/26/12
AVERAGE LONG: .16400

LAST TRADE DATE: 1/26/12

CALL MAR 12 NYM NAT GAS E 4650 C
OPTION MARKET VALUE

BXPIRE 2/24/12
AVERAGE LONG: .16800

LAST TRADE DATE: 2/24/12

CALL JUL 12 NYM NAT GAS E 4700 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG: .14000

LAST TRADE DATBf 6/26/12

CALL AUG 12 NYM NAT GAS E 4800 C
OPTION MARKET VALUE

EXPIRE 7/26/12
AVERAGE LONG: .14600

LAST TRADB DATE: 7/26/12

CALL SEP 12 NYM NAT GAS E 4900 C
OPTION MARKET VALUE

EXPIRB 8/28/12
AVERAGE LONG: .15400

LAST TRADE DATE: 8/28/12

CALL APR 12 NYM NAT GAS E 4950 C
OPTION MARKET VALUE

EXPIRE 3/27/12
AVERAGE LONG: .16500

.1640 US

.0116

.1680 US

.0280

.1400 US

.1065

.1460 US

.1170

.1540 US

.1220

.1650 US

.0268

1,740. 00
1,740.00'

3, 080. 00
3, 080. 00*

8, 520. 00
8, 520. 00»

8, 190.00
8, 190.00*

8, 540. 00
8, 540. 00»

3, 752. 00
3, 752. 00»

9/26/1

8/25/1

7
7*

12
12*

LAST TRADB DATB: 3/27/12

CALL JUN 12 NYM NAT GAS E 4950 C
OPTION MARKET VALUB

BXPIRE 5/25/12
AVERAGE LONG: .16300

LAST TRADE DATE: 5/25/12

CALL MAY 12 NYM NAT GAS E 5000 C
OPTION MARKET VALUB

EXPIRE 4/25/12
AVBRAGB LONG: .16500

.1630 US

.0517

.1650 US

.0355

3, 619.00
3, 619.00»

4, 260. 00
4, 260. 00»

LAST TRADE DATE: 4/25/12

ADM If!IVESTOR SERVICES. INC. 8 vthOIIY o'.*"~f)F!fl &tJI'SI~I'itf'v' ":, .h6 AfCt')f'?f DH" 6' &,vl t'. l i' t' t.
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STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

9/26/1 15 CALL FEB 12 NYM NAT GAS E 4600 C .1640 US 1,740.00

15" OPTION MARKET VALUE .0116 1,740.00"

EXPIRE 1/26/12

AVERAGE LONG: .16400

LAST TRADE DATEz 1/26/12

9/26/1 ii CALL MAR 12 NYM NAT GAS E 4650 C .1680 US 3,080.00

Ii* OPTION MARKET VALUE .0280 3,080.00*

EXPIRE 2/24/12

AVERAGE LONG: .16800

LAST TRADE DATE: 2/24/12

11/09/1 8 CALL JUL 12 NYM NAT GAS E 4700 C .1400 US 8,520.00

8* OPTION MARKET VALUE .1065 8,520.00*

EXPIRE 6/26/12

AVERAGE LONG: .14000

LAST TRADE DATE_ 6/26/12

11/09/1 7 CALL AUG 12 NYM NAT GAS E 4800 C .1460 US 8,190.00
7* OPTION MARKET VALUE .1170 8,190.00"

EXPIRE 7/26/12

AVERAGE LONG: .14600

LAST TRADE DATE: 7/26/12

11/09/1 7 CALL SEP 12 NYM NAT GAS E 4900 C .1540 US 8,540.00
7* OPTION MARKET VALUE .1220 8,540.00*

EXPIRE 8/28/12

AVERAGE LONG: .15400

LAST TRADE DATE_ 8/28/12

8/23/1 14 CALL APR 12 NYM NAT GAS E 4950 C .1650 US 3,752.00

14" OPTION MARKET VALUE .0268 3,752.00*

EXPIRE 3/27/12

AVERAGE LONG: .16500

LAST TRADE DATE: 3/27/12

9/26/1 7 CALL JUN 12 NYM NAT GAS E 4950 C .1630 US 3,619.00
7* OPTION MARKET VALUE .0517 3,619.00"

EXPIRE 5/25/12

AVERAGE LONG_ .16300

LAST TRADE DATEz 5/25/12

8/25/1 12 CALL MAY 12 NYM NAT GAS E 5000 C .1650 US 4,260.00
12" OPTION M_/tKET VALUE .0355 4,260.00*

EXPIRE 4/25/12

AVERAGE LONG: .16500

LAST TRADE DATE: 4/25/12
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STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCBD BY! RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATBMBNT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SERVZCB AT
1/800/654-0461 or 312/242-7200.

DATB

10/14/1

LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LBGND CC

7
7*

.1650 US.0706
CALL JUL 12 NYM NAT GAS E 5000 C

OPTION MARKBT VALUE
BXPIRE 6/26/12

AVERAGE LONG: .16500

LAST TRADE DATE: 6/26/12

DEBIT CREDIT

4, 942. 00
4, 942. 00»

11/11/1

8/08/1

7
7*

15
15*

CALL OCT 12 NYM NAT GAS E 5000 C
OPTION MARKBT VALUE

BXPIRE 9/25/12
AVBRAGE LONG: .15250

LAST TRADE DATB: 9/25/12

CALL APR 12 NYM NAT GAS E 5050 C
OPTION MARKET VALUE

BXPZRE 3/27/12
AVERAGE LONG: .17500

.1525 US

.1332

.1750 US.0222

9, 324. 00
9, 324. 00»

3, 330.00
3, 330.00*

8/01/1

8/23/1

11/18/1

8/08/1

10/14/1

12
12»

8
8»

10
10»

11
11*

6
6*

LAST TRADB DATE: 3/27/12

CALL JAN 12 NYM NAT GAS E 5100 C
OPTION MARKET VALUE

BXPIRE 12/27/11
AVBRAGE LONG: .18300

LAST TRADB DATE: 12/27/11

CALL JUN 12 NYM NAT GAS E 5100 C
OPTION MARKET VALUE

EXPIRE 5/25/12
AVERAGE LONG: .17500

LAST TRADE DATE: 5/25/12

CALL NOV 12 NYM NAT GAS E 5100 C
OPTION MARKET VALUE

EXPIRE 10/26/12
AVBRAGE LONG: .15900

LAST TRADE DATE: 10/26/12

CALL MAY 12 NYM NAT GAS E 5150 C
OPTION MARKET VALUE

BXPIRE 4/25/12
AVERAGE LONG: .17000

LAST TRADE DATE: 4/25/12

CALL AUG 12 NYM NAT GAS E 5150 C
OPTION MARKET VALUE

EXPIRB 7/26/12
AVERAGE LONG: .16500

LAST TRADE DATE: 7/26/12

.1830 US.0001

.1750 US

.0410

.1590 US.1516

.1700 US

.0275

.1650 US.0757

12.00
12.00*

3, 280. 00
3, 280. 00*

15,160.00
15,160.00*

3, 025. 00
3, 025. 00*

4, 542. 00
4, 542. 00*
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STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBERI 121 X2068

SALESM_NNUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/14/1 7 CALL JUL 12 NYM NAT GAS E 5000 C .1650 US 4,942.00

7* OPTION MARKET VALUE .0706 4,942.00*

EXPIRE 6/26/12

AVERAGE LONG_ .16500

LAST TRADE DATE_ 6/26/12

ii/ii/i 7 CALL OCT 12 Nlq4 RAT GAS E 5000 C .1525 US 9,324.00

7* OPTION MARKET VALUE .1332 9,324.00*

EXPIRE 9/25/12

AVERAGE LONG: .15250

LAST TRADE DATE: 9/25/12

8/08/1 15 CALL APR 12 NYM NAT GAS E 5050 C .1750 US 3,330.00

15- OPTION MARKET VALUE .0222 3,330.00*

EXPIRE 3/27/12

AVERAGE LONG: .17500

LAST TRADE DATE: 3/27/12

8/01/1 12 CALL JAN 12 NYM NAT GAS E 5100 C .1830 US 12.00

12- OPTION MARKET VALUE .0001 12.00-

EXPIRE 12/27/11

AVERAGE LONG: .18300

LAST TRADE DATE: 12/27/11

8/23/1 8 CALL JUN 12 NYM NAT GAS E 5100 C .1750 US 3,280.00

8* OPTION MARKET VALUE .0410 3,280.00*

EXPIRE 5/25/12

AVERAGE LONG: .17500

LAST TRADE DATE: 5/25/12

11/18/1 i0 CALL NOV 12 NYM NAT GAS E 5100 C .1590 US 15,160.00

i0" OPTION MARKET VALUE .1516 15,160.00-

EXPIRE 10/26/12

AVERAGE LONGs .15900

LAST TRADE DATE: 10/26/12

8/08/1 ii CALL MAY 12 NYM NAT GAS E 5150 C .1700 US 3,025.00

ii* OPTION MARKET VALUE .0275 3,025.00*

EXPIRE 4/25/12

AVERAGE LONGz .17000

LAST TRADE DATE_ 4/25/12

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C .1650 US 4,542.00

6* OPTION MARKET VALUE .0757 4,542.00*

EXPIRE 7/26/12

AVERAGE LONG: .16500

LAST TRADE DATE: 7/26/12
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STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WBALTH MANAQEMBNT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARE UNABLE TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/08/1

LONG/BUY SHRT/SBLL DESCRIPTION EX PRICE/LBGND CC

7
7*

.1800 US

.0351
CALL JUN 12 NYM NAT GAS E 5200 C

OPTION MARKET VALUE
EXPIRB 5/25/12

AVERAGE LONG: .18000

LAST TRADB DATB: 5/25/12

DEBIT CREDIT

2, 457. 00
2, 457. 00»

8/25/1

9/26/1

8/01/1

8/01/1

9/26/1
10/14/1

6/24/1

8
8*

7
7*

14
14»

11
11»

6
7

13'»

14
14»

CALL JUL 12 NYM NAT GAS E 5200 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGB LONG: .17500

LAST TRADE DATE: 6/26/12

CALL AUG 12 NYM NAT GAS B 5200 C
OPTION MARKBT VALUE

EXPIRE 7/26/12
AVBRAGE LONG: .17300

LAST TRADE DATE: 7/26/12

CALL PEB 12 NYM NAT GAS E 5250 C
OPTION MARKBT VALUB

EXPIRE 1/26/12
AVBRAGE LONG: .17500

LAST TRADE DATE: 1/26/12

CALL MAR 12 NYM NAT GAS E 5300 C
OPTION MARKET VALUB

EXPIRE 2/24/12
AVERAGE LONG: .18000

LAST TRADE DATE: 2/24/12

CALL SEP 12 NYM NAT GAS E 5350 C
CALL SEP 12 NYM NAT GAS E 5350 C

OPTION MARKET VALUE
EXPIRE 8/28/12.16730AVERAGE LONG

LAST TRADB DATB: 8/28/12

CALL APR 12 NYM NAT GAS E 5400 C
OPTION MARKET VALUE

EXPIRB 3/27/12
AVERAGE LONG: .18200

.1750 US.0535

.1730 US.0711

.1750 US

.0015

.1800 US.0081

.1700 US.1650 US.0719

.1820 US

.0122

4, 280. 00
4, 280. 00»

4, 977.00
4, 977.00*

210.00
210.00»

891.00
891.00*

4, 314.00
5, 033.00
9, 347.00*

1,708. 00
1,708. 00»

10/06/1 21
21*

LAST TRADE DATE: 3/27/12

CALL OCT 12 NYM NAT GAS E 5400 C
OPTION MARKET VALUE

EXPIRB 9/25/12
AVERAGE LONG: .16800

.1680 US

.0861
18,081.00
18, 081.00»

LAST TRADE DATE: 9/25/12
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STATEMENT DATEI NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/08/1 7 CALL JUN 12 NYM NAT GAS E 5200 C .1800 US 2,457.00

7* OPTION MARKET VALUE .0351 2,457.00*

EXPIRE 5/25/12

AVERAGE LONGs .18000

LAST TRADE DATE: 5/25/12

8/25/1 8 CALL JUL 12 NYM NAT GAS E 5200 C .1750 US 4,280.00

8* OPTION MARKET VALUE .0535 4,280.00*

EXPIRE 6/26/12

AVERAGE LONG: .17500

LAST TRADE DATEs 6/26/12

9/26/1 7 CALL AUG 12 NYM NAT GAS E 5200 C .1730 US 4,977.00

7* OPTION MARKET VALUE .0711 4,977.00*

EXPIRE 7/26/12

AVERAGE LONG: .17300

LAST TRADE DATEs 7/26/12

8/01/1 14 CALL FEB 12 NYM NAT GAS E 5250 C .1750 US 210.00

14- OPTION MARKET VALUE .0015 210.00"

EXPIRE 1/26/12

AVERAGE LONG: .17500

LAST TRADE DATE: 1/26/12

8/01/1 ii CALL MAR 12 NYM NAT GAS E 5300 C .1800 US 891.00

II* OPTION MARKET VALUE .0081 891.00"

EXPIRE 2/24/12

AVERAGE LONG: .18000

LAST TRADE DATEI 2/24/12

9/26/1 6 CALL SEP 12 NYM NAT GAS E 5350 C .1700 US 4,314.00

10/14/1 7 CALL SEP 12 Nlq4 NAT GAS E 5350 C .1650 US 5,033.00

13- OPTION MARKET VALUE .0719 9,347.00*

EXPIRE 8/28/12

AVERAGE LONG: .16730

LAST TRADE DATE: 8/28/12

6/24/1 14 CALL APR 12 NYM NAT GAS E 5400 C .1820 US 1,708.00

14" OPTION MARKET VALUE .0122 1,708.00"

EXPIRE 3/27/12

AVERAGE LONG: .18200

LAST TRADE DATE: 3/27/12

10/06/1 21 CALL OCT 12 NYM NAT GAS E 5400 C .1680 US 18,081.00

21" OPTION MARKET VALUE .0861 18,081.00"

EXPIRE 9/25/12

AVERAGE LONG: .16800

LAST TRADE DATE: 9/25/12
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STATBMENT DATE: NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PZBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

DATE

6/24/1

LONG/BUY SHRT/SELL DESCRIPTION EX PRICB/LEGND CC

12
12*

.1830 US

.0164
CALL MAY 12 NYM NAT GAS E 5450 C

OPTION MARKET VALUE
EXPIRE 4/25/12

AVERAGE LONG: .18300

DEBIT CRBDIT

1,968.00
1,968.00*

8/10/1

8/08/1

10/17/1

11/02/1

7/29/1

9/06/1

7
7*

6
6*

7
7*

40
40»

7
7 '»

14
14*

LAST TRADB DATE: 4/25/12

CALL JUL 12 NYM NAT GAS E 5450 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGB LONG: .17500

LAST TRADE DATE: 6/26/12

CALL AUG 12 NYM NAT GAS E 5450 C
OPTION MARKBT VALUE

BXPZRE 7/26/12
AVERAGE LONG: .17800

LAST TRADE DATB: 7/26/12

CALL OCT 12 NYM NAT GAS E 5500 C
OPTION MARKBT VALUE

EXPZRB 9/25/12
AVERAGE LONG: .17000

LAST TRADE DATE: 9/25/12

CALL NOV 12 NYM NAT GAS E 5500 C
OPTION MARKET VALUE

EXPIRE 10/26/12
AVERAGE LONG: .16000

LAST TRADB DATE: 10/26/12

CALL AUG 12 NYM NAT GAS B 5550 C
OPTION MARKBT VALUE

BXPZRE 7/26/12
AVERAGE LONG: .18600

LAST TRADB DATE: 7/26/12

CALL SBP 12 NYM NAT GAS E 5600 C
OPTION MARKET VALUE

EXPIRE 8/28/12
AVBRAGE LONG: .17000

.1750 US.0381

.1780 US.0524

.1700 US.0774

.1600 US.0994

.1860 US

.0466

.1700 US.0539

2, 667. 00
2, 667. 00»

3, 144.00
3, 144.00»

5, 418.00
5, 418.00*

39,760.00
39, 760. 00»

3, 262. 00
3, 262. 00»

7, 546. 00
7, 546. 00»

2/15/1 13
13*

LAST TRADE DATE: 8/28/12

CALL JAN 12 NYM NAT GAS E 5650 C
OPTION MARKET VALUE

EXPIRE 12/27/11
AVBRAGE LONG: .23500

LAST TRADE DATE: 12/27/11

.2350 US

.0001
13.00
13.00»
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STATEMENT DATE: NOV 30, 2011

ACCOUNT Ni_MBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

6/24/1 12 CALL MAY 12 NYM NAT GAS E 5450 C .1830 US 1,968.00

12- OPTION MARKET VALUE .0164 1,968.00-

EXPIRE 4/25/12

AVERAGE LONG: .18300

LAST TRADE DATE: 4/25/12

8/10/1 7 CALL JUL 12 NYM NAT GAS E 5450 C .1750 US 2,667.00

7* OPTION MARKET VALUE .0381 2,667.00*

EXPIRE 6/26/12

AVERAGE LONG: .17500

LAST TRADE DATE: 6/26/12

8/08/1 6 CALL AUG 12 NYM NAT GAS E 5450 C .1780 US 3,144.00

6* OPTION MARKET VALUE .0524 3,144.00"

EXPIRE 7/26/12

AVERAGE LONG: .17800

LAST TRADE DATE: 7/26/12

10/17/1 7 CALL OCT 12 NYM NAT GAS E 5500 C .1700 US 5,418.00

7* OPTION MARKET VALUE .0774 5,418.00"

EXPIRE 9/25/12

AVERAGE LONG: .17000

LAST TRADE DATE: 9/25/12

11/02/1 40 CALL NOV 12 NYM NAT GAS E 5500 C .1600 US 39,760.00

40* OPTION MARKET VALUE .0994 39,760.00*

EXPIRE 10/26/12

AVERAGE LONG: .16000

LAST TRADE DATE: 10/26/12

7/29/1 7 CALL AUG 12 NYM NAT GAS E 5550 C .1860 US 3,262.00

7* OPTION MARKET VALUE .0466 3,262.00*

EXPIRE 7/26/12

AVERAGE LONG: .18600

LAST TRADE DATE: 7/26/12

9/06/1 14 CALL SEP 12 NYM NAT GAS E 5600 C .1700 US 7,546.00

14- OPTION MARKET VALUE .0539 7,546.00*

EXPIRE 8/28/12

AVERAGE LONG: .17000

LAST TRADE DATE: 8/28/12

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2350 US 13.00

13" OPTION MARKET VALUE .0001 13.00"

EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATE: 12/27/11
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STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH. MANAGBMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SBLL DBSCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/15/1

5/09/1

6/17/1

7/12/1

3/01/1
3/02/1

4/04/1

1/03/1

15
15*

11
11»

7
7*

8
8»

22
12
34»

14
14»

24
24*

CALL FEB 12 NYM NAT GAS E 5700 C
OPTION MARKET VALUE

BXPIRE 1/26/12
AVERAGE LONG: .24000

LAST TRADB DATE: 1/26/12

CALL MAY 12 NYM NAT GAS B 5700 C
OPTION MARKET VALUE

EXPIRE 4/25/12
AVBRAGE LONG: .18200

LAST TRADE DATE: 4/25/12

CALL JUN 12 NYM NAT GAS E 5700 C
OPTION MARKBT VALUE

EXPIRB 5/25/12
AVBRAGE LONG: .19400

LAST TRADB DATB: 5/25/12

CALL JUL 12 NYM NAT GAS E 5750 C
OPTION MARKET VALUE

EXPIRB 6/26/12
AVERAGE LONG: .18500

LAST TRADE DATE: 6/26/12

CALL MAR 12 NYM NAT GAS E 6000 C
CALL MAR 12 NYM NAT GAS E 6000 C

OPTION MARKET VALUE
BXPIRE 2/24/12

.19041AVERAGE LONG

LAST TRADB DATE: 2/24/12

CALL APR 12 NYM NAT GAS E 6000 C
OPTION MARKET VALUE

BXPIRE 3/27/12
AVBRAGE LONG: .19000

LAST TRADB DATE: 3/27/12

CALL JAN 12 NYM NAT GAS E 6300 C
OPTION MARKET VALUE

BXPIRE 12/27/11
AVERAGB LONG: .32000

.2400 US.0004

.1820 US.0107

.1940 US.0166

.1850 US.0254

.1950 US

.1820 US

.0025

.1900 US.0048

.3200 US.0001

60. 00
60.00»

1,177.00
1,177.00*

1,162.00
1,162.00»

2, 032. 00
2, 032.00»

550. 00
300.00
850. 00»

672. 00
672. 00*

24. 00
24. 00»

1/31/1 29
29»

LAST TRADE DATE: 12/27/11

CALL FBB 12 NYM NAT GAS E 6350 C
OPTION MARKET VALUE

EXPIRB 1/26/12
AVBRAGE LONG: .20500

.2050 US

.0001
29.00
29.00»

LAST TRADE DATB: 1/26/12
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STATEMENT DATEs NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 C .2400 US 60.00

15" OPTION MARKET VALUE .0004 60.00*

EXPIRE 1/26/12

AVERAGE LONG: .24000

LAST TRADE DATE: 1/26/12

5/09/1 II CALL MAY 12 NYM NAT GAS E 5700 C .1820 US 1,177.00

ii* OPTION MARKET VALUE .0107 1,177.00"

EXPIRE 4/25/12

AVERAGE LONG: .18200

LAST TRADE DATE: 4/25/12

6/17/1 7 CALL JUN 12 NYM NAT GAS E 5700 C .1940 US 1,162.00

7* OPTION MARKET VALUE .0166 1,162.00-

EXPIRE 5/25/12

AVERAGE LONG: .19400

LAST TRADE DATE: 5/25/12

7/12/1 8 CALL JUL 12 NYM NAT GAS E 5750 C .1850 US 2,032.00

8* OPTION MARKET VALUE .0254 2,032.00*

EXPIRE 6/26/12

AVERAGE LONG: .18500

LAST TRADE DATE: 6/26/12

3/01/1 22 CALL MAR 12 NYM NAT GAS E 6000 C .1950 US 550.00

3/02/1 12 CALL MAR 12 NYM NAT GAS E 6000 C .1820 US 300.00

34* OPTION MARKET VALUE .0025 850.00*

EXPIRE 2/24/12
AVERAGE LONG: .19041

LAST TRADE DATE: 2/24/12

4/04/1 14 CALL APR 12 NYM NAT GAS E 6000 C .1900 US 672.00

14" OPTION MARKET VALUE .0048 672.00*

EXPIRE 3/27/12
AVERAGE LONG: .19000

LAST TRADE DATE: 3/27/12

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 US 24.00

24* OPTION MARKET VALUE .0001 24.00*

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C .2050 US 29.00

29* OPTION MARKET VALUE .0001 29.00*

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

ADM INVESTOR SERVICES_ iNC. a wilolly own_._dsubsidiarf of the Archer [);_mc-s Mdad Co __:,_v/.
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STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC'WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

1. BEGINNING ACCT BALANCE
2. P&cL AND CASH ACTIVITY
3. ENDING ACCT BALANCE
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

*** SEG USD *~*
.00.00.00

134,083.00-
220, 938.00

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

220, 938.00
220, 938.00

~~* CURRENT MONTH *~* ***YEAR-TO-DATE *~*

FUTURES PAL
OPTION PREMIUM

US
US

.00
134,083.00-

88, 313.50
1,229, 159.00-

ADM INVESTOR SERVICES. INC. 8 v~hCIIV f.;,n'. :I Su(!,"~!fIisv" C';h!3 A(Ch!7f l38" e.'f (';I 0 '.f "c:,ff f;.;f",:.
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STATEMENT DATE: NOV 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

*** SEG USD ***

.00

.00

.00

134,083.00-

220,938.00

220,938.00

220,938.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US .00 88,313.50

OPTION PREMIUM US 134,083.00- 1,229,159.00-

ADM INVESTOR SERVtCES_ INC. a wholly (.',','_r_(_':J _-u_: sidiary of the Archer I)a! e.'; M ,: at'(1 Co:lp_m/
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Period

South Carolina
Re ort as of 11/30/2011 Close

Original Purchase
Cost/Proceeds

Realized Value
Net Value Realized

Gain or Loss
Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review

$949,450
$1,065,640

$2,424, 270
$400,810

$1,474,820
$664,830

Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review

Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review

Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/A ril-2011 Review

Closed Positions - May-2011/December-2011 Review

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

$851,680
$2,463,690
$3,369,220

$795,290
$4,925,500

$1,385,730
$1,159,981

$6, 147,835
$2,908,420
$3,446,030

$3,938,546$2,240, 760
$3,599,735 $12,587,530

$56,390
$2,461,810

$4,754,950
$1,748,439
$9,593,865

$16,187,265
$6, 179,306

South Carolina

Reportas of 11130/2011 Close

Period

Closed Positions - May-2002/April-2003 Review
Closed Positions - May-2003/April-2004 Review

Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/April-2011 Review
Closed Positions - May-201 l/December-2011 Review
Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450

$1,065,640

$851,680

$2,463,690
$3,369,220

$2,908,420

$3,446,030
$3,599,735

$2,240,760
$820,640

$21,715,265

$991,520

$22,706,785

Realized Value

$2,424,270

$400,810
$795,290

$4,925,500

($1,385,730)
$1,159,981

($6,147,835)

($12,587,530)

($3,938,54_(_

($14,353,790)

$220,938

($14,132,852)

Net Value Realized

Gain or (Loss)
$1,474,82C

($664,830)

($56,390)
$2,461,81C

($4,754,950

($1,748,439

($9,593,865
($16,187,265

($6,179,306'
($820,64O

($36,069,055

($770,5821

($36,839,637



South Carolina May-2011/December-2011 Review
Re ort as of 11/30/2011 Close

Period Tool
Counter

party
Ori91nai

Trade Date

M MBtus
Purchased Per

Month

Strike/Fixed
Price

Purchase
Price

Purchase
Cost/Proceeds

Trade I
Expiration

Date

Expiration
Price

Realized
Value

Net Value Realized
Gain or iLoss)

Fees

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYM EX
NYMEX
NYM EX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYM EX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYM EX

Dec-11 Call
Dec-11 Call
Dec-11 Call

SUMMARY:

NYMEX
NYMEX
NYMEX

Ma -11 Call
Ma -11 Caff
Ma -11 Call-Offset
Ma -11 Call Sold
Ma -11 Call-Offset
Ma -11 Call Sold
Jun-11 Call
Jun-11 Call
Jun-11 Call
Jun-11 Call-Offset
Jun-11 Cell Sold
Jul-11 Call
Jul-11 Call
Jul-11 Cell
Jul-11 Call
Jul-11 Call

Au -11 Call
Au -11 Cell
Au -11 Call
Au -11 Call
Au -11 Call
Se 11 Call
Se 11 Call
Se 11 Call

Se 11 Call
Se 11 Call
Oct-11 Call
Oct-11 Call
Oct-11 Call
Oct-11 Call
Oct-11 Call
Nov-11 Call
Nov-11 Call

4/30/2010
9/28/2010

10/25/2010
4/26/2011
2/25/2011
4/26/2011

6/1/2010
10/27/2010
10/29/2010

3/2/2011
5/25/2011

7/1/2010
8/26/2010

10/25/2010
2/2/2011
3/2/2011

7/30/2010
8/31/2010

10/25/2010
2/2/2011
3/2/2011

8/31/2010
9/22/2010

10/27/2010
2/2/2011
3/2/2011

9/30/2010
10/18/2010

1/4/2011
2/2/2011
3/2/2011

10/29/2010
11/17/2010

12/2/2010
7/11/2011
8/25/2011

170 000

80 000
-90 000

180,000
100 000
90,000

-90 000
90 000
80 000
70 000
80 000
70,000
80 000
80 000
70,000
80,000
70 000
80 000
80 000
80 000
90,000
80 000
80,000

120 000
120 000
130 000
120 000
120 000
400,000
100 000
350,000
120 000
120 000

3,500,000

$6.10
$4.90
$4.35
$4.35
$4.10
$4 10

$4.70
$4.75
$4.20
$4.20
$7.00
$5.90
$4.75
$5.15
$4.45
$6.75
$595
$4.95
$5.30
$4.60
$5.90
$6.25
$5.35
$5.50
$4.80
$5 90
$5.50
$6.20
$5.95
$5.10
$570
$5.60
$5.90
$5.20
$4.55

$0.3400
$0.2500
$0.2475

$0.0370
$0.1580

$0.2870
$0.2050
$0.2380
$0.2350
$0.1650

$0.1790
$0.2450
$0.1850
$0.2400
$0.1840
$0.1620
$0.2400
$0.2200
$0.2450
$0.1840
$0.1670
$0.2750
$0.1650
$0.2380
$0.1840
$0.1650
$0.2400
$0.2650
$0.1900
$0.1700
$0.1600
$0.2850
$0.2550
$0.3050
$0.1750
$0.1650

$57 800 04/26/2011 E
$22 500 04/26/2011 E
$19 800 04/26/2011 E
$2 960 04/26/2011 E
$14 220 04/26/2011 E

$25 830 04/26/2011 E
$36 900 05/25/2011 E
$23 800 05/25/2011 E
$21 150 05/25/2011 E
$14 850 05/25/2011 E

$16,110 05/25/2011 E
$19 600 06/27/2011 E
$12 950 06/27/2011 E
$19 200 06/27/2011 E
$12 880 06/27/2011 E
$12 960 06/27/2011 E
$19 200 07/26/2011 E
$15 400 07/26/2011 E
$19 600 07/26/2011 E
$12 880 07/26/2011 E
$13 360 07/26/2011 E
$22 000 08/26/2011 E
$13 200 08/26/2011 E
$21 420 08/26/2011 E
$14 720 08/26/2011 E
$13 200 08/26/2011 E
$28 800 09/27/2011 E
$31 800 09/27/2011 E
$24 700 09/27/2011 E
$20 400 09/27/2011 E
$19 200 09/27/2011 E

$114 000 10/26/2011 E
$25 500 10/26/2011 E

$106 750 11/23/2011 E
$21 000 11/23/2011 E
$19 800 11/23/2011 E

$820 640

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

$12,960 $124.00
$19,200 $124.00
$15,400 $108.50
$19,600 $124.00
$12 880 $108.50
$13,360 $124.00
$22 000 $124.00
$13 200 $124.00
$21 420 $139.50
$14 720 $124.00
$13 200 $124.00
$28,800 $186.00
$31 800 $186.00
$24, 700 $201 50
$20 400 $186.00
$19 200 $186.00

$1 14,000 $620.00
$25 500 $155.00

$542.50$106,750
$21,000 $186.00
$19,800 $186.00

$820,640 $6,231 00

$57 800 $263.50
$22 500 $139.50
$19 800 $124.00

$2 960 $124.00
$14,220 $139.50
$25 830 $139.50

$36 900 $279.00
$23 800 $155 00
$21,150 $139.50
$14 850 $139.50
$16 110 $139.50

$19 600 $124.00
$12 950 $108.50
$19 200 $124 00
$12 880 $108.50

South Caroline May-20111Cacember-2011 Review

Report as of 1113012011 Close

MMBtus

Period Tool Counter Original Purchased Par

party Trade Data Month

May-11 Ca, NYMEX 413012010 170_000

May-11 Call NYMEX 9128/2010 90f000

May-11 Call-Offset NYMEX 1012512010 -8Or000

May-11 Call (Sold) NYMEX 4/2612011 80_000

Me)'-11 Call-Offset NYMEX 2/2512011 -90r000

May-11 Cal_ (Sold) NYMEX 4126/2011 9Or000

Jun-11 Call NYMEX 61112010 180,000

Jun-11 Call NYMEX 1012712010 100T000

Jun-11 Call NYMEX 10/29/2010 90,000

Jun-11 Call-Offset NYMEX 31212011

Jun-11 Call (Sold) NYMEX 5/25/2011

-90r000

90r000

Jui-11 Call NYMEX 71112010 80_000

Jul-11 Call NYMEX 812612010 70,000

Jul-11 Call NYMEX 1012512010 80tO00

Jui-11 Call NYMEX 2/2/2011 70,000

Jul-11 Carl NYMEX 3/2/2011 80r000

Aug-11 Call NYMEX 713012010 80,000

Aug-11 Call NYMEX 813112010 70,000

Aug-11 Call NYMEX 1012512010 80,000

Aug-11 Call NYMEX 21212011 70,000

Aug-11 Call NYMEX 3/212011 80r000

Sep-11 Call NYMEX 813112010 80p000

Sep-11 Call NYMEX 912212010 80,000

Sap-11 Call NYMEX 1012712010 90,000

Sep-11 Call NYMEX 2/2/2011 80r000

Sap-11 Call NYMEX 3/2/2011 80,000

Oct-ll Call NYMEX 913012010 120r000

Oct-ll Call NYMEX 1011812010 120_000

Oct-ll Call NYMEX 1/4/2011 130r000

Oct-ll Call NYMEX 212/2011 120_000

Oct-ll Call NYMEX 3/2/2011 120_000

Nov-11 Call NYMEX 1012912010 400,000

Nov-11 Call NYMEX 1111712010 100_000
Dec-11 Call NYMEX 12/2/2010 350,000

Dec-11 Call NYMEX 7/11/2011 120_000

Dec-11 Call NYMEX 8/25/2011 120_000

SUMMARY: 3,500,000

Strike/Fixed Purchase Purchase

Price Price CosVProceeds

$6.10 $0.34O(

$4.90 $0.25O(

$4.35 $0.247_

$4.35 ($0.0370;

$4.10 $0.158(

$4.10 {$0.2870;

$6.90 $0.205(

$4.70 $0.238(

$4.75 $0.235(

$4.20 $0.165(

$4.20 ($0.1790;

$7.00 $0.245(

$5.90 $0.185(

$4.75 $0.240(

$5.15 $0.184(

$4.45 $0.162(

$6.75 $0.240(

$5.95 $0.220(

$4.95 $0.245(

$5.30 $0.184(

$4.60 $0.167(

$5.90 $0.275(

$6.25 $0.165(

$5.35 $0.238(

$5.50 $0.184C

$4.80 $0.165C

$5.90 $0.24O(

$5.50 $0.265C

$6.20 $0.19O(

$5.95 $0.170C

$5.10 $0.16O(

$5.70 $0.285C

$5.60 $0.255C

$5.90 $0.305(

$5.20 $0.175(

$4.55 $0.165(

Trade I

Expiration

Date

$57_800 0412612011 E

$22T500 04126/2011 E

$19:800 04126/2011 E

($2Tg60) 0412612011 E

$141220 0412612011 E

($25r830) 0412612011 E

$36p900 0512512011 E

$23p800 05/25/2011 E

$21r150 0512512011 E

$14_850 05/25/2011 E

($16,1101 0512512011 E

$191600 0612712011 E

$12_950 06127/2011 E

$19_200 0612712011 E

$12_880 0612712011 E

$12_960 )612712011 E

$19T200 07126/2011 E

$151400 07126/2011 E

$19_600 07126/2011 E

$12_880 07126/2011 E

$13_360 07/26/2011 E

$22_000 06/2612011 E

$13_200 08126/2011 E

$21_420 08/26/2011 E

$14_720 08/26/2011 E

$13_200 08/2612011 E

$28_800 09/27/2011 E

$31 p800 09127/2011 E

$24p700 09/27/2011 E

$20_400 09127/2011 E

$19_200 09/27/2011 E

$114r000 1012612011 E

$25_500 10126/2011 E

$106_750 11/23/2011 E

$21_000 11123/2011 E

$19r800 11123/2011 E

$820,640

Expiration Realized Net Value Realized Fees
Price Value Gain or(Loss)

$6.000 $C ($57r800) $263.50

$0.000 $C ($22r500 } $139.50

$0.00(3 $C ($19_800) $124.00

$O.OOO $C $2_960 $124.00

$0.000 $C ($14,220) $139.50

$0.000 $C $25r830 $139.50

$O.O00 $C ($36,900) $279.00

$0.000 $C ($23_800) $155.00

$0.000 $( ($21,150) $139.50

$0.000 $( ($14,850) $139.50

$0.000 $C $16r110 $139.50

$0.000 $(($19r600) $124.00

$0.000 $C ($12,950) $108.50

$O.OOO $C ($19r2001 $124.00

$0.000 $¢ ($12r8801 $108.50

$0.000 $C 4512,960) $124.00

$0.000 $C ($19,2001 $124.00

$0.000 $C ($15,400) $108.50

$0.0(30 $C 4519,600) $124.00

$0.0(30 $C ($12_880) $108.50

$0.00(3 $C ($13,360) $124.00

$0.00(3 $C ($22,000) $124.00

$0.000 $C ($13T200) $124.00

$0.000 $C ($21r420) $139.5(

$0.000 $C ($14r720) $124.001

$0.000 $C ($13,200) $124.00

$0.000 $C ($28,800) $186.00

$0.000 $C ($31,800) $186.00

$0.000 $C ($24,700) $201.50

$0.000 $C 4520,400) $186.00

$0.000 $C ($19r200) $186.00

$0.000 $C 45114,000) $620.00

$0.000 $C ($25,500) $155.00

$0.000 $C ($106,750) $542.50

$0.000 $C ($21,000) $186.00

$0.000 $C ($19,800) $186.00

$C 45820,640) $6,231.00



Period Tool

Open Positions - South Carolina
Re ort as of 11/30/201 1 Close

Counter
T d D t p h d

Strike/Fixed Purchase Purchase
MMBtus

Trade Date Purchased
partY

p y th
Price Price Cost/Proceeds

Per Iionth

Trade /

Expiration
Date

NYMEX
Market
Price

Net Value vs.
Market Value Current Market

Value
Jan-12
Jan-12
Jan-12
Jan-12
Feb-12
Feb-12
Feb-12
Feb-12
Mar-12
Mar-12
Mar-12
Mar-12
A r-12
A r-12
A r-12
A r-12
A r-12
Ma -12
Ma -12
Ma -12
Ma -12
Ma -12
Jun-12
Jun-12
Jun-12
Jun-12
Jun-12
Jul-12
Jul-12
Jui-12
Jul-12
Jul-12

Au -12
Au -12
Au -12
Au -12
Au -12
Se -12
Se -12
Se -12
Se -12
Se -12
Oct-12
Oci-12
Oct-12
Nov-12
Nov-12

SUMMARY:

Call
Call
Call
Call
Call
Call
Call

Call
Can
Call
Caii
Call

Call
Call
Call
Call

Call

Call
Call
Call
Call

Call

Cail
Call
Caii
Call

Call

Call
Call

Call
Call

Call

Call
Call
Call
Call
Cali
Call
Call
Call
Call
Call

Call
Caii
Call

Call

Call

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

1/3/2011
2/15/2011

8/1/2011
9/26/2011
1/31/2011
2/15/2011

8/1/2011
9/26/2011

3/1/2011
3/2/2011
8/1/2011

9/26/2011
4/4/2011

6/24/2011
8/8/2011

8/23/2011
10/17/2011

5/9/2011
6/24/2011

8/8/2011
8/25/2011

10/25/2011
6/1 7/2011

8/8/2011
8/23/2011
9/26/2011
11/9/2011
7/12/2011
8/10/2011
8/25/2011

10/14/2011
11/9/2011
7/29/2011

8/8/2011
9/26/2011

10/14/2011
11/9/2011
9/6/2011
9/6/2011

9/26/2011
10/14/2011

11/9/2011
10/6/2011

10/17/2011
11/11/2011

11/2/2011
11/18/2011

240,000
130,000
120,000
120,000
290,000
150,000
140,000
150,000
220,000
120,000
110,000
110,000
140,000
140,000
150,000
140,000
140,000
110,000
120,000
110,000
120,000
110,000
70,000
70,000
80,000
70,000
70,000
80,000
70,000
80,000
70,000
80,000
70,000
60,000
70,000
60,000
70,000
70,000
70,000
60,000
70,000
70,000

210,000
70,000
70,000

400,000
100,000

5,440,000

$6.30
$5.65
$5.10
$4.50
$6.35
$5.70
$5.25
$4.60
$6.00
$6.00
$5.30
$4.65
$6.00
$5.40
$5.05
$4.95
$4.55
$5.70
$5.45
$5.15
$5.00
$4.55
$5.70
$5.20
$5.10
$4.95
$4.50
$5.75
$5.45
$5.20
$5.00
$4.70
$5.55
$5.45
$5.20
$5.15
$4.80
$5.60
$5.60
$5.35
$5.35
$4.90
$5.40
$5.50
$5.00
$5.50
$5.10

$0.3200
$0.2350
$0.1830
$0.1550
$0.2050
$0.2400
$0.1750
$0.1640
$0.1950
$0.1820
$0.1800
$0.1680
$0.1900
$0.1820
$0.1750
$0.1650
$0.1550
$0.1820
$0.1830
$0.1700
$0.1650
$0.1550
$0.1940
$0.1800
$0.1750
$0.1630
$0.1425
$0.1850
$0.1750
$0.1750
$0.1650
$0.1400
$0.1860
$0.1780
$0.1730
$0.1650
$0.1460
$0.1700
$0.1700
$0.1 700
$0.1 650
$0.1540
$0.1680
$0.1700
$0.1525
$0.1600
$0.1590

$76,800
$30,550
$21,960
$18,600
$59,450
$36,000
$24,500
$24,600
$42,900
$21,840
$19,800
$18,480
$26,600
$25,480
$26,250
$23, 100
$21,700
$20,020
$21,960
$18,700
$19,800
$17,050
$13,580
$12,600
$14,000
$11,410

$9,975
$14,800
$12,250
$14,000
$11,550
$11,200
$13,020
$10,680
$12,110

$9,900
$10,220
$11,900
$11,900
$10,200
$11,550
$10,780
$35,280
$11,900
$10,675
$64,000
$15,900

$991,520

12/27/2011 E
12/27/2011 E
12/27/2011 E
12/27/2011 E
01/26/2012 E
01/26/2012 E
01/26/2012 E
01/26/2012 E
02/24/2012 E
02/24/2012 E
02/24/2012 E
02/24/2012 E
03/27/2012 E
03/27/2012 E
03/27/2012 E
03/27/2012 E
03/27/2012 E
04/25/2012 E
04/25/2012 E
04/25/2012 E
04/25/2012 E
04/25/2012 E
05/25/2012 E
05/25/2012 E
05/25/2012 E
05/25/2012 E
05/25/2012 E
06/26/2012 E
06/26/2012 E
06/26/2012 E
06/26/2012 E
06/26/2012 E
07/26/2012 E
07/26/2012 E
07/26/2012 E
07/26/2012 E
07/26/2012 E
08/28/2012 E
08/28/2012 E
08/28/2012 E
08/28/2012 E
08/28/2012 E
09/25/2012 E
09/25/2012 E
09/25/2012 E
10/26/2012 E
10/26/2012 E

$0.0001
$0.0001
$0.0001
$0.0017
$0.0001
$0.0004
$0.0015
$0.0116
$0.0025
$0.0025
$0.0081
$0.0280
$0.0048
$0.0122
$0.0222
$0.0268
$0.0572
$0.0107
$0.0164
$0.0275
$0.0355
$0.0760
$0.0166
$0.0351
$0.0410
$0.0517
$0.1045
$0.0254
$0.0381
$0.0535
$0.0706
$0.1065
$0.0466
$0.0524
$0.0711
$0.0757
$0.1170
$0.0539
$0.0539
$0.0719
$0.0719
$0.1220
$0.0861
$0.0774
$0.1332
$0.0994
$0.1516

$24
$13
$12

$204
$29
$60

$210
$1,740

$550
$300
$891

$3,080
$672

$1,708
$3,330
$3,752
$8,008
$1,177
$1,968
$3,025
$4,260
$8,360
$1,162
$2,457
$3,280
$3,619
$7,315
$2,032
$2,667
$4,280
$4,942
$8,520
$3,262
$3,144
$4,977
$4,542
$8,190
$3,773
$3,773
$4,314
$5,033
$8,540

$18,081
$5,418
$9,324

$39,760
$15,160

$76,776
$30,537
$21,948
$18,396
$59,421
$35,940
$24,290
$22,860
$42, 350
$21,540
$18,909
$15,400
$25,928
$23,772
$22,920
$19,348
$13,692
$18,843
$19,992
$15,675
$15,540

$8,690
$12,418
$10,143
$10,720
$7,791
$2,660

$12,768
$9,583
$9,720
$6,608
$2,680
$9,758
$7,536
$7, 133
$5,358
$2,030
$8,127
$8,127
$5,886
$6,517
$2,240

$17,199
$6,482
$1,351

$24,240
$740

$220,938 $770,582

Open Positions - South Carolina

I Counter Trade MMBtusPeriod party Date PurchasedPer Month

Jan-12 NYMEX 1/3/2011

Trade I

Expiration

Date
NYMEX I I NetValue vs.
Market Market Value Current Market

Price Value

$0.0001 $24 ($76,776)

$0.0001 $13 ($30,537)

($21,948)

($18,396 /

($59,421)

($35,940)

($24,290)

($22,860)

($42,350)

($21,540)

($18,9o91
1515,4ool
($25,9281

($23,7721,

($22,920)

($19,348)

/$13,6921

($18,843)

($19,992)

Report as of 1113012011 Close

Strike/Fixed Purchase Purchase

Tool Price Pr ce Cost/Proceeds

Call 240,000 $6.30 $0.3200 $76,800 12/27/2011 E

Jan-12 Call NYMEX 2/15/2011 130,000 $5.65 $0.2350 $30,550 12/27/2011 E

Jan-12 Call NYMEX 8/1/2011 120,000 $5.10 $0.1,830 $21,960 12/27/2011 E $0.0001 $12

Jan-12 Call NYMEX 9/26/2011 120,000 $4.50 $0.1550 $18,600 12/27/2011 E $0.0017 $204

Feb-12 Call NYMEX 1/31/2011 290,000 $6.35 $0.2050 $59,450 01/26/2012 E $0.0001 $29

Feb-12 Call NYMEX 2/15/2011 150,000 $5.70 $0.2400 $36,000 01/26/2012 E $0.0004 $60

Feb-12 Call NYMEX 8/1/2011 140,000 $5.25 $0.1750 $24,500 01/26/2012 E $0.0015 $210

Feb-12 Call NYMEX 9/26/2011 150,000 $4.60 $0.1640 $24,600 01/26/2012 E $0.0116 $1,740

Mar-12 Call NYMEX 3/1/2011 220,000 $6.00 $0.1950 $42,900 02/24/2012 E $0.0025 $550

Mar-12 Call NYMEX 3/2/2011 120,000 $6.00 $0.1820 $21,840 02/24/2012 E $0.0025 $300

Mar-12 Call NYMEX 8/1/2011 110,000 $5.30 $0.1800 $19,800 02/24/2012 E $0.0081 $891

Mar-12 Call NYMEX 9/26/2011 110,000 $4.65 $0.1680 $18,480 02/24/2012 E $0.0280 $3,080

Apr-12 Call NYMEX 4/4/2011 140,000 $6.00 $0.1900 $26,600 03/27/2012 E $0.0048 $672

Apr-12 Call NYMEX 6/24/2011 140,000 $5.40 $0.1820 $25,480 03/27/2012 E $0.0122 $1,708

Apr-12 Call NYMEX 8/8/2011 150,000 $5.05 $0.1750 $26,250 03/27/2012 E $0.0222 $3,330

Apr-12 Call NYMEX 8/23/2011 140,000 $4.95 $0.1650 $23,100 03/27/2012 E $0.0268 $3,752

Apr-12 Call NYMEX 10/17/2011 140,000 $4.55 $0.1550 $21,700 03/27/2012 E $0.0572 $8,008

May-12 Call NYMEX 5/9/2011 110,000 $5.70 $0.1820 $20,020 04/25/2012 E $0.0107 $1,177

May-12 Call NYMEX 6/24/2011 120,000 $5.45 $0.1830 $21,960 04/25/2012 E $0.0164 $1,968

May-12 Call NYMEX 8/8/2011 110,000 $5.15 $0.1700 $18,700 04/25/2012 E $0.0275 $3,025 ($15,675'_

May-12 Call NYMEX 8/25/2011 120,000 $5.00 $0.1650 $19,800 04/25/2012 E $0.0355 $4,260 ($15,540;
/$8,690/

May-12 Call NYMEX 10/25/2011 110,000 $4.55 $0.1550 $17,050 04/25/2012 E $0.0760 $8,360
Jun-12 Call NYMEX 6/17/2011 70,000 $5.70 $0.1940 $13,580 05/25/2012 E $0.0166 $1,162 ($12,418)

Jun-12 Call NYMEX 8/8/2011 70,000 $5.20 $0.1800 $12,600 05/25/2012 E $0.0351 $2,457 ($10,143)

Jun-12 Call NYMEX 8/23/2011 80,000 $5.10 $0.1750 $14,000 05/25/2012 E $0.0410 $3,280 ($10,720)

Jun-12 Call NYMEX 9/26/2011 70,000 $4.95 $0.1630 $11,410 05/25/2012 E $0.0517 $3,619 ($7,791)

Jun-12 Call NYMEX 11/9/2011 70,000 $4.50 $0.1425 $9,975 05/25/2012 E $0.1045 $7,315 152,6601

Jul-12 Call NYMEX 7/12/2011 80,000 $5.75 $0.1850 $14,800 06/26/2012 E $0.0254 $2,032 ($12,768)

Jul-12 Call NYMEX 8/10/2011 70,000 $5.45 $0.1750 $12,250 06/26/2012 E $0.0381 $2,667 ($9,583)

Jul-12 Call NYMEX 8/25/2011 80,000 $5.20 $0.1750 $14,000 06/26/2012 E $0.0535 $4,280 ($9,720)

Jul-12 Call NYMEX 10/14/2011 70,000 $5.00 $0.1650 $11,550 06/26/2012 E $0.0706 $4,942 ($6,608)

Jul-12 Call NYMEX 11/9/2011 80,000 $4.70 $0.1400 $11,200 06/26/2012 E $0.1065 $8,520 152,6801

Aug-12 Call NYMEX 7/29/2011 70,000 $5.55 $0.1860 $13,020 07/26/2012 E $0.0466 $3,262 ($9,758 I

Aug-12 Call NYMEX 818/2011 60,000 $5.45 $0.1780 $10,680 07/26/2012 E $0.0524 $3,144 ($7,5361

Aug-12 Call NYMEX 9/26/2011 70,000 $5.20 $0.1730 $12,110 07/26/2012 E $0.0711 $4,977 ($7,1331

Aug-12 Call NYMEX 10/14/2011 60,000 $5.15 $0.1650 $9,900 07/26/2012 E $0.0757 $4,542 ($5,3581

Au_l-12 Call NYMEX 11/9/2011 70,000 $4.80 $0.1460 $10,220 07/26/2012 E $0.1170 $8,190 152,030'_

Sep-12 Call NYMEX 9/6/2011 70,000 $5.60 $0.1700 $11,900 08/28/2012 E $0.0539 $3,773 ($8,127'

Sep-12 Call NYMEX 9/6/2011 70,000 $5.60 $0.1700 $11,900 08/28/2012 E $0.0539 $3,773 ($8,127'

Sep-12 Call NYMEX 9/26/2011 60,000 $5.35 $0.1700 $10,200 08/28/2012 E $0.0719 $4,314 ($5,886'

Sep-12 Call NYMEX 10/14/2011 70,000 $5.35 $0.1650 $11,550 08/28/2012 E $0.0719 $5,033 ($6,51T

Sep-12 Call NYMEX 11/9/2011 70,000 $4.90 $0.1540 $10,780 08/28/2012 E $0.1220 $8,540 152,240'
Oct-12 Call NYMEX 10/6/2011 210,000 $5.40 $0.1680 $35,280 09/25/2012 E $0.0861 $18,081 ($17,199

Oct-12 Call NYMEX 10/17/2011 70,000 $5.50 $0.1700 $11,900 09/25/2012 E $0.0774 $5,418 ($6,482

Oct-12 Call NYMEX 11/11/2011 70,000 $5.00 $0.1525 $10,675 09/25/2012 E $0.1332 $9,324 151,351

Nov-12 Call NYMEX 11/2/2011 400,000 $5.50 $0.1600 $64,000 10/26/2012 E $0.0994 $39,760 ($24,240

Nov-12 Call NYMEX 11/18/2011 100,000 $5.10 $0.1590 $15,900 10/26/2012 E $0.1516 $15,160 /$740

_IIMMARY: 5,440,000 $991,520 $220,938 15770,582


